
STATE OF ARIZONA

June 30, 2017

ATZF

ST OF AZ POOL 5 LGIP

July 7, 2017As of: View Date:

FUND:

Holdings

% Fund
Asset ID Asset Description Rate

Unit PriceUnits Market ValueUnit Cost Total Cost Unrealized Gn/Ls
% Curr

Base Currency: USD - US DOLLAR
Maturity Date

CASH
1.000000Exchange Rate:US DOLLAR

USD US DOLLAR

1.000000Local109,559.010 109,559.01 109,559.011.000000 0.00 0.01
1.000000Base 109,559.01 109,559.011.000000 0.00 0.01

US DOLLAR  Total
109,559.010 Local 109,559.01 109,559.01 0.00 0.01

Base 109,559.01 109,559.01 0.00 0.01

Base109,559.010 109,559.01 109,559.01 0.00 0.01

CASH Total

CASH EQUIVALENT
1.000000Exchange Rate:US DOLLAR

10 Jul 20170.9103785DUA2 APPLE INC

99.977250Local25,000,000.000 24,994,312.50 24,994,312.5099.977250 0.00 2.17
99.977250Base 24,994,312.50 24,994,312.5099.977250 0.00 2.17

06 Sep 20171.1203785DW69 APPLE INC

99.791556Local25,000,000.000 24,947,888.89 24,947,888.8999.791556 0.00 2.17
99.791556Base 24,947,888.89 24,947,888.8999.791556 0.00 2.17

21 Aug 20171.1906371EBH9 BANK OF MONTREAL-

100.000000Local40,000,000.000 40,000,000.00 40,000,000.00100.000000 0.00 3.47
100.000000Base 40,000,000.00 40,000,000.00100.000000 0.00 3.47

07 Aug 20170.9819121AV73 COCA-COLA COMPANY

99.899278Local15,000,000.000 14,984,891.67 14,984,891.6799.899278 0.00 1.30
99.899278Base 14,984,891.67 14,984,891.6799.899278 0.00 1.30

06 Sep 20171.0519121AW64 COCA-COLA COMPANY

99.804583Local30,000,000.000 29,941,375.00 29,941,375.0099.804583 0.00 2.60
99.804583Base 29,941,375.00 29,941,375.0099.804583 0.00 2.60

Prepared by State StreetBooks Closed# Issue has not been redenominated but Local is converted
& Issue has redenominated but Local is not converted
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STATE OF ARIZONA

June 30, 2017

ATZF

ST OF AZ POOL 5 LGIP

July 7, 2017As of: View Date:

FUND:

Holdings

% Fund
Asset ID Asset Description Rate

Unit PriceUnits Market ValueUnit Cost Total Cost Unrealized Gn/Ls
% Curr

Base Currency: USD - US DOLLAR
Maturity Date

06 Sep 20171.1419121AW64 COCA-COLA COMPANY

99.787833Local25,000,000.000 24,946,958.33 24,946,958.3399.787833 0.00 2.17
99.787833Base 24,946,958.33 24,946,958.3399.787833 0.00 2.17

07 Jul 20171.082063C0U75 CONCORD MIN CPTL CO

99.982000Local20,000,000.000 19,996,400.00 19,996,400.0099.982000 0.00 1.74
99.982000Base 19,996,400.00 19,996,400.0099.982000 0.00 1.74

10 Jul 20171.22063C0UA8 CONCORD MIN CPTL CO

99.970000Local25,000,000.000 24,992,500.00 24,992,500.0099.970000 0.00 2.17
99.970000Base 24,992,500.00 24,992,500.0099.970000 0.00 2.17

21 Aug 20171.182063C0VM1 CONCORD MIN CPTL CO

99.832833Local20,000,000.000 19,966,566.67 19,966,566.6799.832833 0.00 1.73
99.832833Base 19,966,566.67 19,966,566.6799.832833 0.00 1.73

25 Sep 20171.6955621684BP65 COOPERATIEVE CENTRALE

100.000000Local2,500,000.000 2,500,000.00 2,500,000.00100.000000 0.00 0.22
100.000000Base 2,500,000.00 2,500,000.00100.000000 0.00 0.22

31 Jul 20171.12284K0UX1 CROWN POINT CAP CO.

99.908333Local45,000,000.000 44,958,750.00 44,958,750.0099.908333 0.00 3.90
99.908333Base 44,958,750.00 44,958,750.0099.908333 0.00 3.90

17 Jul 20171.3624023GUH8 DCAT, LLC

99.939556Local14,900,000.000 14,890,993.78 14,890,993.7899.939556 0.00 1.29
99.939556Base 14,890,993.78 14,890,993.7899.939556 0.00 1.29

14 Jul 20171.029101AUE2 EMERSON ELECTRIC CO

99.963889Local5,000,000.000 4,998,194.44 4,998,194.4499.963889 0.00 0.43
99.963889Base 4,998,194.44 4,998,194.4499.963889 0.00 0.43

04 Aug 20171.129101AV43 EMERSON ELECTRIC CO

99.896111Local25,000,000.000 24,974,027.78 24,974,027.7899.896111 0.00 2.17
99.896111Base 24,974,027.78 24,974,027.7899.896111 0.00 2.17

14 Aug 20170.9530215GVE9 EXPORT DEVELMT CORP

99.883889Local20,000,000.000 19,976,777.78 19,976,777.7899.883889 0.00 1.73
99.883889Base 19,976,777.78 19,976,777.7899.883889 0.00 1.73

Prepared by State StreetBooks Closed# Issue has not been redenominated but Local is converted
& Issue has redenominated but Local is not converted
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STATE OF ARIZONA

June 30, 2017

ATZF

ST OF AZ POOL 5 LGIP

July 7, 2017As of: View Date:

FUND:

Holdings

% Fund
Asset ID Asset Description Rate

Unit PriceUnits Market ValueUnit Cost Total Cost Unrealized Gn/Ls
% Curr

Base Currency: USD - US DOLLAR
Maturity Date

02 Aug 20170.8630229AV22 EXXON MOBIL CORP

99.923556Local40,000,000.000 39,969,422.22 39,969,422.2299.923556 0.00 3.47
99.923556Base 39,969,422.22 39,969,422.2299.923556 0.00 3.47

11 Sep 20171.1330229AWB1 EXXON MOBIL CORP

99.774000Local20,000,000.000 19,954,800.00 19,954,800.0099.774000 0.00 1.73
99.774000Base 19,954,800.00 19,954,800.0099.774000 0.00 1.73

22 Aug 20171.2538346LVN3 GOTHAM FDG CORP

99.819444Local25,000,000.000 24,954,861.11 24,954,861.1199.819444 0.00 2.17
99.819444Base 24,954,861.11 24,954,861.1199.819444 0.00 2.17

01 Aug 20171.3245779PV13 INSTITUTIONAL SECURED

99.886333Local25,000,000.000 24,971,583.34 24,971,583.3499.886333 0.00 2.17
99.886333Base 24,971,583.34 24,971,583.3499.886333 0.00 2.17

22 Aug 20171.045856WVN6 INTERCONTINENTAL EXCHANGE

99.855555Local3,500,000.000 3,494,944.44 3,494,944.4499.855555 0.00 0.30
99.855555Base 3,494,944.44 3,494,944.4499.855555 0.00 0.30

10 Aug 20171.1248803TDT8 KELLS FDG LLC

99.875556Local25,000,000.000 24,968,888.89 24,968,888.8999.875556 0.00 2.17
99.875556Base 24,968,888.89 24,968,888.8999.875556 0.00 2.17

27 Jul 20170.8959515MUT0 MICROSOFT CORP

99.935722Local25,000,000.000 24,983,930.56 24,983,930.5699.935722 0.00 2.17
99.935722Base 24,983,930.56 24,983,930.5699.935722 0.00 2.17

05 Jul 20171.0263743CU50 NATL RURAL UTIL COOP

99.988667Local20,000,000.000 19,997,733.33 19,997,733.3399.988667 0.00 1.74
99.988667Base 19,997,733.33 19,997,733.3399.988667 0.00 1.74

24 Jul 20171.0566844CUQ5 NORTHWESTERN UNIVERS

99.932917Local25,000,000.000 24,983,229.17 24,983,229.1799.932917 0.00 2.17
99.932917Base 24,983,229.17 24,983,229.1799.932917 0.00 2.17

12 Sep 20171.1866844CWC4 NORTHWESTERN UNIVERS

99.760722Local15,000,000.000 14,964,108.33 14,964,108.3399.760722 0.00 1.30
99.760722Base 14,964,108.33 14,964,108.3399.760722 0.00 1.30

Prepared by State StreetBooks Closed# Issue has not been redenominated but Local is converted
& Issue has redenominated but Local is not converted
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STATE OF ARIZONA

June 30, 2017

ATZF

ST OF AZ POOL 5 LGIP

July 7, 2017As of: View Date:

FUND:

Holdings

% Fund
Asset ID Asset Description Rate

Unit PriceUnits Market ValueUnit Cost Total Cost Unrealized Gn/Ls
% Curr

Base Currency: USD - US DOLLAR
Maturity Date

18 Jul 20171.0267983TUJ3 OLD LINE FUNDING LLC

99.951833Local17,000,000.000 16,991,811.67 16,991,811.6799.951833 0.00 1.48
99.951833Base 16,991,811.67 16,991,811.6799.951833 0.00 1.48

20 Jul 20170.9371708EUL7 PFIZER INC

99.950917Local25,000,000.000 24,987,729.17 24,987,729.1799.950917 0.00 2.17
99.950917Base 24,987,729.17 24,987,729.1799.950917 0.00 2.17

12 Sep 20171.171708EWC5 PFIZER INC

99.776944Local25,000,000.000 24,944,236.11 24,944,236.1199.776944 0.00 2.17
99.776944Base 24,944,236.11 24,944,236.1199.776944 0.00 2.17

18 Jul 20171.0677119LUJ6 ROCHE HOLDING INC

99.949944Local30,000,000.000 29,984,983.34 29,984,983.3499.949944 0.00 2.60
99.949944Base 29,984,983.34 29,984,983.3499.949944 0.00 2.60

01 Aug 20171.18225X2V19 SHELL INTNL FNC B.V

99.905278Local2,000,000.000 1,998,105.56 1,998,105.5699.905278 0.00 0.17
99.905278Base 1,998,105.56 1,998,105.5699.905278 0.00 0.17

01 Aug 20170.819113A2V11 UNITED PARCEL SERVIC

99.930250Local25,000,000.000 24,982,562.50 24,982,562.5099.930250 0.00 2.17
99.930250Base 24,982,562.50 24,982,562.5099.930250 0.00 2.17

02 Aug 20170.819113A2V29 UNITED PARCEL SERVIC

99.928000Local40,000,000.000 39,971,200.00 39,971,200.0099.928000 0.00 3.47
99.928000Base 39,971,200.00 39,971,200.0099.928000 0.00 3.47

24 Aug 20170.82912796LQ0 TREASURY BILL 08/17 0.00000

99.877000Local10,000,000.000 9,987,700.00 9,987,700.0099.877000 0.00 0.87
99.877000Base 9,987,700.00 9,987,700.0099.877000 0.00 0.87

07 Sep 20170.906912796LT4 TREASURY BILL 09/17 0.00000

99.828867Local20,000,000.000 19,965,773.33 19,965,773.3399.828867 0.00 1.73
99.828867Base 19,965,773.33 19,965,773.3399.828867 0.00 1.73

03 Jul 20171.02921FRK000 BMO TRIPARTY MTGE CLAS/ISIT/RTRP MATU//20121224

100.000000Local18,678,577.740 18,678,577.74 18,678,577.74100.000000 0.00 1.62
100.000000Base 18,678,577.74 18,678,577.74100.000000 0.00 1.62

Prepared by State StreetBooks Closed# Issue has not been redenominated but Local is converted
& Issue has redenominated but Local is not converted
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STATE OF ARIZONA

June 30, 2017

ATZF

ST OF AZ POOL 5 LGIP

July 7, 2017As of: View Date:

FUND:

Holdings

% Fund
Asset ID Asset Description Rate

Unit PriceUnits Market ValueUnit Cost Total Cost Unrealized Gn/Ls
% Curr

Base Currency: USD - US DOLLAR
Maturity Date

03 Aug 20170.85923UYR002 FDIC ALLIANCE BANK OF ARIZONA CDARS CD

100.000000Local7,135,730.750 7,135,730.75 7,135,730.75100.000000 0.00 0.62
100.000000Base 7,135,730.75 7,135,730.75100.000000 0.00 0.62

12 Oct 20170.92923UYR002 FDIC ALLIANCE BANK OF ARIZONA CDARS CD

100.000000Local2,369,334.110 2,369,334.11 2,369,334.11100.000000 0.00 0.21
100.000000Base 2,369,334.11 2,369,334.11100.000000 0.00 0.21

17 Aug 20171.1692646KVH2 VICTORY RECEIVABLES

99.848556Local20,000,000.000 19,969,711.11 19,969,711.1199.848556 0.00 1.73
99.848556Base 19,969,711.11 19,969,711.1199.848556 0.00 1.73

03 Jul 20171.02930ABD003 FIDELITY INVESTMENTS MONEY

100.000000Local50,389,205.830 50,389,205.83 50,389,205.83100.000000 0.00 4.38
100.000000Base 50,389,205.83 50,389,205.83100.000000 0.00 4.38

26 Sep 20171.294989RJH2 WELLS FARGO BANK NA

100.000000Local25,000,000.000 25,000,000.00 25,000,000.00100.000000 0.00 2.17
100.000000Base 25,000,000.00 25,000,000.00100.000000 0.00 2.17

05 Jul 20171.09979QHT009 WELLS FARGO REPO

100.000000Local150,000,000.000 150,000,000.00 150,000,000.00100.000000 0.00 13.02
100.000000Base 150,000,000.00 150,000,000.00100.000000 0.00 13.02

03 Jul 20171.0979QRC005 BANK OF AMERICA REPO

100.000000Local100,000,000.000 100,000,000.00 100,000,000.00100.000000 0.00 8.68
100.000000Base 100,000,000.00 100,000,000.00100.000000 0.00 8.68

US DOLLAR  Total
1,128,472,848.430 Local 1,127,669,799.45 1,127,669,799.45 0.00 97.91

Base 1,127,669,799.45 1,127,669,799.45 0.00 97.91

Base1,128,472,848.430 1,127,669,799.45 1,127,669,799.45 0.00 97.91

CASH EQUIVALENT Total

FIXED INCOME
1.000000Exchange Rate:US DOLLAR

Prepared by State StreetBooks Closed# Issue has not been redenominated but Local is converted
& Issue has redenominated but Local is not converted
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STATE OF ARIZONA

June 30, 2017

ATZF

ST OF AZ POOL 5 LGIP

July 7, 2017As of: View Date:

FUND:

Holdings

% Fund
Asset ID Asset Description Rate

Unit PriceUnits Market ValueUnit Cost Total Cost Unrealized Gn/Ls
% Curr

Base Currency: USD - US DOLLAR
Maturity Date

11 Jul 20171.6076124422ESZ3 JOHN DEERE CAPITAL CORP SR UNSECURED 07/17 VAR

100.014938Local4,000,000.000 4,000,597.50 4,000,597.50100.014938 0.00 0.35
100.014938Base 4,000,597.50 4,000,597.50100.014938 0.00 0.35

20 Mar 20181.036253WAA5 GM FINANCIAL AUTOMOBILE LEASIN GMALT 2017 1 A1

100.000320Local16,608,662.250 16,608,662.25 16,608,715.40100.000000 53.15 1.44
100.000320Base36,050,000.000Original Face: 16,608,662.25 16,608,715.40100.000000 53.15 1.44

16 Apr 20181.144931PAA4 HYUNDAI AUTO RECEIVABLES TRUST HART 2017 A A1

99.993670Local3,354,167.500 3,354,167.50 3,353,955.18100.000000 -212.32 0.29
99.993670Base7,000,000.000Original Face: 3,354,167.50 3,353,955.18100.000000 -212.32 0.29

US DOLLAR  Total
23,962,829.750 Local 23,963,427.25 23,963,268.08 -159.17 2.08

Base43,050,000.000Original Face: 23,963,427.25 23,963,268.08 -159.17 2.08

Base23,962,829.750 23,963,427.25 23,963,268.08 -159.17 2.08

FIXED INCOME Total

43,050,000.000Original Face:

Prepared by State StreetBooks Closed# Issue has not been redenominated but Local is converted
& Issue has redenominated but Local is not converted
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STATE OF ARIZONA

June 30, 2017

ATZF

ST OF AZ POOL 5 LGIP

July 7, 2017As of: View Date:

FUND:

Holdings

% Fund
Asset ID Asset Description Rate

Unit PriceUnits Market ValueUnit Cost Total Cost Unrealized Gn/Ls
% Curr

Base Currency: USD - US DOLLAR
Maturity Date

1,151,742,785.71Base1,152,545,237.190
FUND Total

1,151,742,626.54 -159.17 100.00
Original Face: 43,050,000.000

Prepared by State StreetBooks Closed# Issue has not been redenominated but Local is converted
& Issue has redenominated but Local is not converted

Page 7



Currency Summary

Holdings

View Date: July 7, 2017

% FundUnits Total Cost Market Value Total Unreal Gn/LsUnreal Curr Gn/LsUnreal Sec Gn/Ls
% Currency

As of: June 30, 2017

Base Currency:USD - US DOLLAR

ST OF AZ POOL 5 LGIP

ATZF
STATE OF ARIZONA

FUND:

US DOLLAR 1.000000Exchange Rate:

109,559.010 109,559.01 0.000.00Local 109,559.01 0.01

CASH

0.00109,559.01 0.000.00109,559.01Base 0.01

1,128,472,848.430 1,127,669,799.45 0.000.00Local 1,127,669,799.45 97.91

CASH EQUIVALENT

0.001,127,669,799.45 0.000.001,127,669,799.45Base 97.91

23,962,829.750 23,963,268.08 -159.17-159.17Local 23,963,427.25 2.08

FIXED INCOME

43,050,000.000 -159.1723,963,268.08 -159.170.0023,963,427.25BaseOriginal Face: 2.08

US DOLLAR  Total
1,152,545,237.190 1,151,742,785.71 1,151,742,626.54 -159.17-159.17Local 100.00

0.00-159.1743,050,000.000 1,151,742,785.71 1,151,742,626.54 -159.17BaseOriginal Face: 100.00

0.00-159.171,152,545,237.190 1,151,742,785.71 1,151,742,626.54 -159.17

FUND Total
Base 100.00

43,050,000.000Original Face:

Prepared by State StreetPage 8 Books Closed



Units Total Cost Market Value Unreal Curr Gn/LsUnreal Sec Gn/Ls Total Unreal Gn/Ls% Fund

Holdings ST OF AZ POOL 5 LGIP
STATE OF ARIZONA

ATZF

June 30, 2017 July 7, 2017

Asset Summary

As of:

FUND:

View Date:

Base Currency: USD - US DOLLAR

CASH

109,559.010 109,559.01 109,559.01 0.01 0.00 0.00 0.00
US DOLLAR

CASH Total
109,559.010 109,559.01 109,559.01 0.000.01 0.000.00

Page 9 Books Closed Prepared by State Street



Units Total Cost Market Value Unreal Curr Gn/LsUnreal Sec Gn/Ls Total Unreal Gn/Ls% Fund

Holdings ST OF AZ POOL 5 LGIP
STATE OF ARIZONA

ATZF

June 30, 2017 July 7, 2017

Asset Summary

As of:

FUND:

View Date:

Base Currency: USD - US DOLLAR

CASH EQUIVALENT

1,128,472,848.430 1,127,669,799.45 1,127,669,799.45 97.91 0.00 0.00 0.00
US DOLLAR

CASH EQUIVALENT Total
1,128,472,848.430 1,127,669,799.45 1,127,669,799.45 0.0097.91 0.000.00

Page 10 Books Closed Prepared by State Street



Units Total Cost Market Value Unreal Curr Gn/LsUnreal Sec Gn/Ls Total Unreal Gn/Ls% Fund

Holdings ST OF AZ POOL 5 LGIP
STATE OF ARIZONA

ATZF

June 30, 2017 July 7, 2017

Asset Summary

As of:

FUND:

View Date:

Base Currency: USD - US DOLLAR

FIXED INCOME

23,962,829.750 23,963,427.25 23,963,268.08 2.08 -159.17 0.00 -159.17
US DOLLAR

FIXED INCOME Total
23,962,829.750 23,963,427.25 23,963,268.08 -159.172.08 -159.170.00

Page 11 Books Closed Prepared by State Street



Units Total Cost Market Value Unreal Curr Gn/LsUnreal Sec Gn/Ls Total Unreal Gn/Ls% Fund

Holdings ST OF AZ POOL 5 LGIP
STATE OF ARIZONA

ATZF

June 30, 2017 July 7, 2017

Asset Summary

As of:

FUND:

View Date:

Base Currency: USD - US DOLLAR

FUND Total
1,152,545,237.190 1,151,742,785.71 1,151,742,626.54 100.00 -159.17 0.00 -159.17

Page 12 Books Closed Prepared by State Street



Units Total Cost Market Value Unreal Curr Gn/LsUnreal Sec Gn/Ls Total Unreal Gn/LsNotional Par % Fund

Holdings ST OF AZ POOL 5 LGIP
STATE OF ARIZONA

ATZF

June 30, 2017 July 7, 2017

Fund Summary

As of:

FUND:

View Date:

Base Currency: USD - US DOLLAR

CASH
109,559.010 109,559.01 109,559.01 0.01 0.00 0.00 0.00

0.00
0.00

0.00
0.00

0.00
0.00

GN GN GN
LS LS LS

CASH EQUIVALENT
1,128,472,848.430 1,127,669,799.45 1,127,669,799.45 97.91 0.00 0.00 0.00

0.00
0.00

0.00
0.00

0.00
0.00

GN GN GN
LS LS LS

FIXED INCOME
23,962,829.750 23,963,427.25 23,963,268.08 2.08 -159.17 0.00 -159.17

53.15
-212.32

0.00
0.00

53.15
-212.32

GN GN GN
LS LS LS

Original Face: 43,050,000.000

FUND Total
1,152,545,237.190 1,151,742,785.71 1,151,742,626.54 100.00 -159.17 0.00 -159.170.000

0.00-212.32 LS
GN53.15 0.00 53.15

-212.32
GN GN
LS LS

43,050,000.000Original Face:

Page 13 Books Closed Prepared by State Street
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